Adaptive robust estimation and testing.
We examined nine adaptive methods of trimming, that is, methods that empirically determine when data should be trimmed and the amount to be trimmed from the tails of the empirical distribution. Over the 240 empirical values collected for each method investigated, in which we varied the total percentage of data trimmed, sample size, degree of variance heterogeneity, pairing of variances and group sizes, and population shape, one method resulted in exceptionally good control of Type I errors. However, under less extreme cases of non-normality and variance heterogeneity a number of methods exhibited reasonably good Type I error control. With regard to the power to detect non-null treatment effects, we found that the choice among the methods depended on the degree of non-normality and variance heterogeneity. Recommendations are offered.